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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
CASH EQUIVALENTS
US DOLLAR
03785EVT8 APPLE INC 0% 27 Aug 2015 06 Jul 2015 06 Jul 2015 JPMORGAN SECURITIES INC USD/DTC
40,720,000.000 1.000000 NJCA Local 99.989888 0.00 0.00 0.00 40,715,882.76
Base 99.989888 0.00 0.00 0.00 40,715,882.76
03785EWNO APPLE INC 0% 22 Sep 2015 30Jul 2015 30 Jul 2015 JPMORGAN SECURITIES INC USD/DTC
25,000,000.000 1.000000 NJCA Local 99.989500 0.00 0.00 0.00 24,997,375.00
Base 99.989500 0.00 0.00 0.00 24,997,375.00
30 Jul 2015 30 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
100,000,000.000 1.000000 NJCA Local 99.989500 0.00 0.00 0.00 99,989,500.00
Base 99.989500 0.00 0.00 0.00 99,989,500.00
03785EWNO Total
125,000,000.000 Local 0.00 0.00 0.00 124,986,875.00
Base 0.00 0.00 0.00 124,986,875.00
03948HUG4 ARCHER DANIELS MIDLA 1% 16 Jul 2015 06 Jul 2015 06 Jul 2015 CITIGROUPGLOBAL MARKETS INC uUSsb/DTC
60,000,000.000 1.000000 NJCA Local 99.997222 0.00 0.00 0.00 59,998,333.32
Base 99.997222 0.00 0.00 0.00 59,998,333.32
03948HUH2 ARCHER DANIELS MIDLA 1% 17 Jul 2015 06 Jul 2015 06 Jul 2015 BARCLAYS CAPITAL INC. uUSb/DTC
100,000,000.000 1.000000 NJCA Local 99.996944 0.00 0.00 0.00 99,996,944.40
Base 99.996944 0.00 0.00 0.00 99,996,944.40
06 Jul 2015 06 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
20,000,000.000 1.000000 NJCA Local 99.996638 0.00 0.00 0.00 19,999,327.78
Base 99.996638 0.00 0.00 0.00 19,999,327.78
03948HUH2 Total
120,000,000.000 Local 0.00 0.00 0.00 119,996,272.18
Base 0.00 0.00 0.00 119,996,272.18
03948HV65 ARCHER DANIELS MIDLA 0.01% 06 Aug 2015 17 Jul 2015 17 Jul 2015 CITIGROUPGLOBAL MARKETS INC uUSsb/DTC
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100,000,000.000 1.000000 NJCA Local 99.993333 0.00 0.00 0.00 99,993,333.30
Base 99.993333 0.00 0.00 0.00 99,993,333.30
03948HVC2 ARCHER DANIELS MIDLA 0% 12 Aug 2015 27 Jul 2015 27 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
50,000,000.000 1.000000 NJCA Local 99.995555 0.00 0.00 0.00 49,997,777.80
Base 99.995555 0.00 0.00 0.00 49,997,777.80
03948HVJ7 ARCHER DANIELS MIDLA 0% 18 Aug 2015 23 Jul 2015 23 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
25,000,000.000 1.000000 NJCA Local 99.992055 0.00 0.00 0.00 24,998,013.90
Base 99.992055 0.00 0.00 0.00 24,998,013.90
04249LU79 ARMY & AIR FORCE EXCHA 1% 07 Jul 2015 06 Jul 2015 06 Jul 2015 WELLS FARGO SECURITIES LLC USD/DTC
68,500,000.000 1.000000 NJCA Local 99.999750 0.00 0.00 0.00 68,499,828.75
Base 99.999750 0.00 0.00 0.00 68,499,828.75
04249LVS2 ARMY & AIR FORCE EXCHA 0.08005% 26 Aug 20 27 Jul 2015 27 Jul 2015 SUNTRUST ROBINSON HUMPHREY, INC. uUSb/DTC
30,900,000.000 1.000000 NJCA Local 99.993333 0.00 0.00 0.00 30,897,940.00
Base 99.993333 0.00 0.00 0.00 30,897,940.00
0530A3U71 AUTOMATIC DATA PROCE 1% 07 Jul 2015 06 Jul 2015 06 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
24,000,000.000 1.000000 NJCA Local 99.999694 0.00 0.00 0.00 23,999,926.66
Base 99.999694 0.00 0.00 0.00 23,999,926.66
06 Jul 2015 06 Jul 2015 BANK OF AMERICA SECURITIES LLC uUSsb/DTC
81,037,000.000 1.000000 NJCA Local 99.999694 0.00 0.00 0.00 81,036,752.35
Base 99.999694 0.00 0.00 0.00 81,036,752.35
0530A3U71 Total
105,037,000.000 Local 0.00 0.00 0.00 105,036,679.01
Base 0.00 0.00 0.00 105,036,679.01
06417KWJ4 BANK OF NOVA SCOTIA/THE 0% 18 Sep 2015 20 Jul 2015 20 Jul 2015 CITIGROUPGLOBAL MARKETS INC uUSb/DTC
84,666,000.000 1.000000 NJCA Local 99.978333 0.00 0.00 0.00 84,647,655.67
Base 99.978333 0.00 0.00 0.00 84,647,655.67
06417KWM7 BANK OF NOVA SCOTIA/THE 0% 21 Sep 2015 15Jul 2015 15 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
15,334,000.000 1.000000 NJCA Local 99.964111 0.00 0.00 0.00 15,328,496.80
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Base 99.964111 0.00 0.00 0.00 15,328,496.80

06538JM78 BNK OF TKYO-MTBSHI L 0.12% 08 Jul 2015 01Jul 2015 01 Jul 2015 BANK OF NEW YORK (THE)/IPA USD/DTC
60,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 60,000,000.00
Base 100.000000 0.00 0.00 0.00 60,000,000.00

06538JP42 BNK OF TKYO-MTBSHI L 0.12% 14 Jul 2015 07 Jul 2015 07 Jul 2015 BANK OF NEW YORK (THE)/IPA uUSsb/DTC
75,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 75,000,000.00
Base 100.000000 0.00 0.00 0.00 75,000,000.00

06538JQ82 BNK OF TKYO-MTBSHI L 0.12% 21 Jul 2015 13Jul 2015 13 Jul 2015 BANK OF NEW YORK (THE)/IPA uUSb/DTC
20,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 20,000,000.00
Base 100.000000 0.00 0.00 0.00 20,000,000.00

06538JS80 BNK OF TKYO-MTBSHI L 0.12% 27 Jul 2015 20 Jul 2015 20 Jul 2015 BANK OF NEW YORK (THE)/IPA USD/DTC
140,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 140,000,000.00
Base 100.000000 0.00 0.00 0.00 140,000,000.00

06538JY91 BNK OF TKYO-MTBSHI L 0.1% 07 Aug 2015 31Jul 2015 31 Jul 2015 BANK OF NEW YORK (THE)/IPA USD/DTC
45,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 45,000,000.00
Base 100.000000 0.00 0.00 0.00 45,000,000.00

14178MULO CARGILL INC 0% 20 Jul 2015 09 Jul 2015 09 Jul 2015 JPMORGAN SECURITIES INC USD/DTC
20,000,000.000 1.000000 NJCA Local 99.996944 0.00 0.00 0.00 19,999,388.88
Base 99.996944 0.00 0.00 0.00 19,999,388.88

14178MUUO CARGILL INC 0.01% 28 Jul 2015 17 Jul 2015 17 Jul 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
25,000,000.000 1.000000 NJCA Local 99.996944 0.00 0.00 0.00 24,999,236.10
Base 99.996944 0.00 0.00 0.00 24,999,236.10

14178MV39 CARGILL INC 0% 03 Aug 2015 16 Jul 2015 16 Jul 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
25,000,000.000 1.000000 NJCA Local 99.994500 0.00 0.00 0.00 24,998,625.00
Base 99.994500 0.00 0.00 0.00 24,998,625.00

20 Jul 2015 20 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
34,151,000.000 1.000000 NJCA Local 99.996111 0.00 0.00 0.00 34,149,671.90
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Base 99.996111 0.00 0.00 0.00 34,149,671.90

20 Jul 2015 20 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
40,000,000.000 1.000000 NJCA Local 99.996111 0.00 0.00 0.00 39,998,444 .44
Base 99.996111 0.00 0.00 0.00 39,998,444 .44

20 Jul 2015 20 Jul 2015 JPMORGAN SECURITIES INC uUSsb/DTC
40,000,000.000 1.000000 NJCA Local 99.996111 0.00 0.00 0.00 39,998,444 .44
Base 99.996111 0.00 0.00 0.00 39,998,444 .44

14178MV39 Total

139,151,000.000 Local 0.00 0.00 0.00 139,145,185.78
Base 0.00 0.00 0.00 139,145,185.78

14178MV62 CARGILL INC 0.01% 06 Aug 2015 17 Jul 2015 17 Jul 2015 BARCLAYS CAPITAL INC. uUSb/DTC
15,849,000.000 1.000000 NJCA Local 99.993888 0.00 0.00 0.00 15,848,031.45
Base 99.993888 0.00 0.00 0.00 15,848,031.45

14178MVB1 CARGILL INC 0% 11 Aug 2015 28 Jul 2015 28 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
25,000,000.000 1.000000 NJCA Local 99.996111 0.00 0.00 0.00 24,999,027.78
Base 99.996111 0.00 0.00 0.00 24,999,027.78

19416FV35 COLGATE PALMOLIVE CO 0% 03 Aug 2015 29 Jul 2015 30 Jul 2015 CITIGROUPGLOBAL MARKETS INC uUSD/DTC
50,000,000.000 1.000000 NJCA Local 99.999222 0.00 0.00 0.00 49,999,611.10
Base 99.999222 0.00 0.00 0.00 49,999,611.10

19416FVX9 COLGATE PALMOLIVE CO 0% 31 Aug 2015 30 Jul 2015 30 Jul 2015 PERSHING LLC uUSb/DTC
20,000,000.000 1.000000 NJCA Local 99.993777 0.00 0.00 0.00 19,998,755.56
Base 99.993777 0.00 0.00 0.00 19,998,755.56

21687BU25 CORPOERATIVE CENTRALE 0.01% 02 Jul 2015 01Jul 2015 01 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT uUSDh/DTC
50,000,000.000 1.000000 NJCA Local 99.999666 0.00 0.00 0.00 49,999,833.33
Base 99.999666 0.00 0.00 0.00 49,999,833.33

21687BU74 CORPOERATIVE CENTRALE 0.12% 07 Jul 2015 06 Jul 2015 06 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT uUSsb/DTC
140,000,000.000 1.000000 NJCA Local 99.999666 0.00 0.00 0.00 139,999,533.32
Base 99.999666 0.00 0.00 0.00 139,999,533.32
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21687BU82 CORPOERATIVE CENTRALE 0.12% 08 Jul 2015 07 Jul 2015 07 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC
140,000,000.000 1.000000 NJCA Local 99.999666 0.00 0.00 0.00 139,999,533.34
Base 99.999666 0.00 0.00 0.00 139,999,533.34

22533UU27 CREDIT AGRICOLE 0.01% 02 Jul 2015 01Jul2015 01 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC
180,000,000.000 1.000000 NJCA Local 99.999638 0.00 0.00 0.00 179,999,350.00
Base 99.999638 0.00 0.00 0.00 179,999,350.00

22533UU76 CREDIT AGRICOLE 1% 07 Jul 2015 06 Jul 2015 06 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC
70,000,000.000 1.000000 NJCA Local 99.999638 0.00 0.00 0.00 69,999,747.22
Base 99.999638 0.00 0.00 0.00 69,999,747.22

22533UU84 CREDIT AGRICOLE 0.000001% 08 Jul 2 02 Jul 2015 02 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC
100,000,000.000 1.000000 NJCA Local 99.997833 0.00 0.00 0.00 99,997,833.33
Base 99.997833 0.00 0.00 0.00 99,997,833.33

22533UU84 CREDIT AGRICOLE 1% 08 Jul 2015 06 Jul 2015 06 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC
70,000,000.000 1.000000 NJCA Local 99.999277 0.00 0.00 0.00 69,999,494.44
Base 99.999277 0.00 0.00 0.00 69,999,494.44

07 Jul 2015 07 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC
70,000,000.000 1.000000 NJCA Local 99.999638 0.00 0.00 0.00 69,999,747.22
Base 99.999638 0.00 0.00 0.00 69,999,747.22

22533UU84 Total

240,000,000.000 Local 0.00 0.00 0.00 239,997,074.99
Base 0.00 0.00 0.00 239,997,074.99

22533UUA9 CREDIT AGRICOLE 1% 10 Jul 2015 08 Jul 2015 08 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC
75,000,000.000 1.000000 NJCA Local 99.999277 0.00 0.00 0.00 74,999,458.33
Base 99.999277 0.00 0.00 0.00 74,999,458.33

22533UUP6 CREDIT AGRICOLE 0.01% 23 Jul 2015 22 Jul2015 22 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC
190,000,000.000 1.000000 NJCA Local 99.999638 0.00 0.00 0.00 189,999,313.89
Base 99.999638 0.00 0.00 0.00 189,999,313.89
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22533UUU5 CREDIT AGRICOLE 0.01% 28 Jul 2015 21Jul 2015 21 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC
50,000,000.000 1.000000 NJCA Local 99.997277 0.00 0.00 0.00 49,998,638.89
Base 99.997277 0.00 0.00 0.00 49,998,638.89

22533UV34 CREDIT AGRICOLE 1% 03 Aug 2015 30 Jul 2015 30 Jul 2015 BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC
170,000,000.000 1.000000 NJCA Local 99.998444 0.00 0.00 0.00 169,997,355.56
Base 99.998444 0.00 0.00 0.00 169,997,355.56

23585MVA1 DANAHER CORPORATION 1% 10 Aug 2015 10 Jul 2015 10 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
30,000,000.000 1.000000 NJCA Local 99.985361 0.00 0.00 0.00 29,995,608.33
Base 99.985361 0.00 0.00 0.00 29,995,608.33

10 Jul 2015 10 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
4,059,000.000 1.000000 NJCA Local 99.985361 0.00 0.00 0.00 4,058,405.81
Base 99.985361 0.00 0.00 0.00 4,058,405.81

23585MVA1 Total

34,059,000.000 Local 0.00 0.00 0.00 34,054,014.14
Base 0.00 0.00 0.00 34,054,014.14

23585MW10 DANAHER CORPORATION 0% 01 Sep 2015 29 Jul 2015 30 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
65,941,000.000 1.000000 NJCA Local 99.981666 0.00 0.00 0.00 65,928,910.84
Base 99.981666 0.00 0.00 0.00 65,928,910.84

24422MWB3 JOHN DEERE CAPITAL C 0% 11 Sep 2015 21Jul 2015 21 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
93,000,000.000 1.000000 NJCA Local 99.981222 0.00 0.00 0.00 92,982,536.65
Base 99.981222 0.00 0.00 0.00 92,982,536.65

24422MWE7 JOHN DEERE CAPITAL C 0.13% 14 Sep 2015 29 Jul 2015 30 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
39,587,000.000 1.000000 NJCA Local 99.983388 0.00 0.00 0.00 39,580,424.16
Base 99.983388 0.00 0.00 0.00 39,580,424.16

2546R3WM2 DISNEY (WALT) CO THE 0% 21 Sep 2015 15Jul 2015 15 Jul 2015 BANK OF AMERICA SECURITIES LLC uUSsb/DTC
40,000,000.000 1.000000 NJCA Local 99.983000 0.00 0.00 0.00 39,993,200.00
Base 99.983000 0.00 0.00 0.00 39,993,200.00
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29101BVRO EMERSON ELECTRIC CO 0.01% 25 Aug 2015 20 Jul 2015 20 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
10,566,000.000 1.000000 NJCA Local 99.989000 0.00 0.00 0.00 10,564,837.74
Base 99.989000 0.00 0.00 0.00 10,564,837.74

29101BWG3 EMERSON ELECTRIC CO 0% 16 Sep 2015 14 Jul 2015 14 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
35,000,000.000 1.000000 NJCA Local 99.980444 0.00 0.00 0.00 34,993,155.54
Base 99.980444 0.00 0.00 0.00 34,993,155.54

29101BWU2 EMERSON ELECTRIC CO 0% 28 Sep 2015 21Jul 2015 21 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
35,000,000.000 1.000000 NJCA Local 99.978916 0.00 0.00 0.00 34,992,620.85
Base 99.978916 0.00 0.00 0.00 34,992,620.85

23 Jul 2015 23 Jul 2015 JPMORGAN SECURITIES INC USD/DTC
25,000,000.000 1.000000 NJCA Local 99.977666 0.00 0.00 0.00 24,994,416.68
Base 99.977666 0.00 0.00 0.00 24,994,416.68

24 Jul 2015 24 Jul 2015 JPMORGAN SECURITIES INC USD/DTC
9,252,000.000 1.000000 NJCA Local 99.978000 0.00 0.00 0.00 9,249,964.56
Base 99.978000 0.00 0.00 0.00 9,249,964.56

29101BWU2 Total

69,252,000.000 Local 0.00 0.00 0.00 69,237,002.09
Base 0.00 0.00 0.00 69,237,002.09

29101BWW8 EMERSON ELECTRIC CO 0% 30 Sep 2015 31Jul 2015 31 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
35,000,000.000 1.000000 NJCA Local 99.981361 0.00 0.00 0.00 34,993,476.39
Base 99.981361 0.00 0.00 0.00 34,993,476.39

30229BUX3 EXXON MOBIL CORP 0% 31 Jul 2015 06 Jul 2015 06 Jul 2015 CITIBANK/CP/IPA USD/DTC
50,000,000.000 1.000000 NJCA Local 99.995138 0.00 0.00 0.00 49,997,569.44
Base 99.995138 0.00 0.00 0.00 49,997,569.44

30229BV38 EXXON MOBIL CORP 0% 03 Aug 2015 06 Jul 2015 06 Jul 2015 CITIBANK/CP/IPA USD/DTC
50,000,000.000 1.000000 NJCA Local 99.994555 0.00 0.00 0.00 49,997,277.78
Base 99.994555 0.00 0.00 0.00 49,997,277.78
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30229BV46 EXXON MOBIL CORP 0% 04 Aug 2015 06 Jul 2015 06 Jul 2015 CITIBANK/CP/IPA USD/DTC
15,000,000.000 1.000000 NJCA Local 99.994361 0.00 0.00 0.00 14,999,154.17
Base 99.994361 0.00 0.00 0.00 14,999,154.17

30229BV53 EXXON MOBIL CORP 0% 05 Aug 2015 06 Jul 2015 06 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
100,000,000.000 1.000000 NJCA Local 99.994166 0.00 0.00 0.00 99,994,166.60
Base 99.994166 0.00 0.00 0.00 99,994,166.60

06 Jul 2015 06 Jul 2015 CITIBANK/CP/IPA uUSb/DTC
100,000,000.000 1.000000 NJCA Local 99.993333 0.00 0.00 0.00 99,993,333.33
Base 99.993333 0.00 0.00 0.00 99,993,333.33

30229BV53 Total

200,000,000.000 Local 0.00 0.00 0.00 199,987,499.93
Base 0.00 0.00 0.00 199,987,499.93

30229BV61 EXXON MOBIL CORP 0% 06 Aug 2015 06 Jul 2015 06 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
50,000,000.000 1.000000 NJCA Local 99.993972 0.00 0.00 0.00 49,996,986.10
Base 99.993972 0.00 0.00 0.00 49,996,986.10

30229BV61 EXXON MOBIL CORP 1% 06 Aug 2015 06 Jul 2015 06 Jul 2015 CITIBANK/CP/IPA USD/DTC
85,000,000.000 1.000000 NJCA Local 99.993111 0.00 0.00 0.00 84,994,144 .44
Base 99.993111 0.00 0.00 0.00 84,994,144 44

30229BV61 Total

135,000,000.000 Local 0.00 0.00 0.00 134,991,130.54
Base 0.00 0.00 0.00 134,991,130.54

30229BVM6 EXXON MOBIL CORP 0% 21 Aug 2015 06 Jul 2015 06 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
100,000,000.000 1.000000 NJCA Local 99.988500 0.00 0.00 0.00 99,988,500.00
Base 99.988500 0.00 0.00 0.00 99,988,500.00

36959JUX9 GENERAL ELEC CAPT CO 0% 31 Jul 2015 13Jul2015 13 Jul 2015 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
30,000,000.000 1.000000 NJCA Local 99.996500 0.00 0.00 0.00 29,998,950.00
Base 99.996500 0.00 0.00 0.00 29,998,950.00

36959JVK6 GENERAL ELEC CAPT CO 0% 19 Aug 2015 06 Jul 2015 06 Jul 2015 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
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200,000,000.000 1.000000 NJCA Local 99.990222 0.00 0.00 0.00 199,980,444.44
Base 99.990222 0.00 0.00 0.00 199,980,444.44
36960MV34 GENERAL ELECTRIC CO 0% 03 Aug 2015 20 Jul 2015 20 Jul 2015 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
50,000,000.000 1.000000 NJCA Local 99.996888 0.00 0.00 0.00 49,998,444.44
Base 99.996888 0.00 0.00 0.00 49,998,444.44
36960MVJ9 GENERAL ELECTRIC CO 0% 18 Aug 2015 06 Jul 2015 06 Jul 2015 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
170,000,000.000 1.000000 NJCA Local 99.990444 0.00 0.00 0.00 169,983,755.57
Base 99.990444 0.00 0.00 0.00 169,983,755.57
38259LW98 GOOGLE INC 1% 09 Sep 2015 09 Jul 2015 09 Jul 2015 JPMORGAN SECURITIES INC uUSsb/DTC
39,866,000.000 1.000000 NJCA Local 99.984500 0.00 0.00 0.00 39,859,820.77
Base 99.984500 0.00 0.00 0.00 39,859,820.77
45813SUNS8 INTEL CORP 0% 22 Jul 2015 15Jul 2015 15 Jul 2015 CITIGROUPGLOBAL MARKETS INC uUSb/DTC
50,000,000.000 1.000000 NJCA Local 99.998444 0.00 0.00 0.00 49,999,222.20
Base 99.998444 0.00 0.00 0.00 49,999,222.20
45920GVQ6 INTL BUS MACH CORP 0% 24 Aug 2015 27 Jul 2015 27 Jul 2015 MIZUHO SECURITIES USA/FIXED INCOME USD/DTC
150,000,000.000 1.000000 NJCA Local 99.992222 0.00 0.00 0.00 149,988,333.30
Base 99.992222 0.00 0.00 0.00 149,988,333.30
45920GVX1 INTL BUS MACH CORP 0% 31 Aug 2015 29 Jul 2015 30 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
170,000,000.000 1.000000 NJCA Local 99.992000 0.00 0.00 0.00 169,986,400.00
Base 99.992000 0.00 0.00 0.00 169,986,400.00
47816GWR6 JOHNSON & JOHNSON 0.01% 25 Sep 2015 16 Jul 2015 17 Jul 2015 PERSHING LLC USD/DTC
125,000,000.000 1.000000 NJCA Local 99.984444 0.00 0.00 0.00 124,980,555.56
Base 99.984444 0.00 0.00 0.00 124,980,555.56
47816GWU9 JOHNSON & JOHNSON 0.085% 28 Sep 2015 21Jul 2015 21 Jul 2015 PERSHING LLC USD/DTC
15,000,000.000 1.000000 NJCA Local 99.983708 0.00 0.00 0.00 14,997,556.25
Base 99.983708 0.00 0.00 0.00 14,997,556.25
47816GWU9 JOHNSON & JOHNSON 0% 28 Sep 2015 22 Jul 2015 22 Jul 2015 PERSHING LLC USD/DTC
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78,000,000.000 1.000000 NJCA Local 99.984888 0.00 0.00 0.00 77,988,213.33
Base 99.984888 0.00 0.00 0.00 77,988,213.33
47816GWU9 Total
93,000,000.000 Local 0.00 0.00 0.00 92,985,769.58
Base 0.00 0.00 0.00 92,985,769.58
50000BUX6 KOCH RESOURCES LLC 0% 31 Jul 2015 20 Jul 2015 20 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
48,000,000.000 1.000000 NJCA Local 99.996944 0.00 0.00 0.00 47,998,533.31
Base 99.996944 0.00 0.00 0.00 47,998,533.31
59515NV42 MICROSOFT CORP 0% 04 Aug 2015 08 Jul 2015 08 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
40,000,000.000 1.000000 NJCA Local 99.993250 0.00 0.00 0.00 39,997,300.00
Base 99.993250 0.00 0.00 0.00 39,997,300.00
09 Jul 2015 09 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
80,134,000.000 1.000000 NJCA Local 99.993500 0.00 0.00 0.00 80,128,791.29
Base 99.993500 0.00 0.00 0.00 80,128,791.29
59515NV42 Total
120,134,000.000 Local 0.00 0.00 0.00 120,126,091.29
Base 0.00 0.00 0.00 120,126,091.29
59515NVC4 MICROSOFT CORP 0% 12 Aug 2015 15Jul 2015 15 Jul 2015 MIZUHO SECURITIES USA/FIXED INCOME USD/DTC
52,866,000.000 1.000000 NJCA Local 99.993777 0.00 0.00 0.00 52,862,710.57
Base 99.993777 0.00 0.00 0.00 52,862,710.57
59515NW25 MICROSOFT CORP 0% 02 Sep 2015 22 Jul 2015 22 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
187,000,000.000 1.000000 NJCA Local 99.990666 0.00 0.00 0.00 186,982,546.73
Base 99.990666 0.00 0.00 0.00 186,982,546.73
63253LYS8 NAT'L AUSTRALIA FNDG 0.14% 25 Sep 2015 16 Jul 2015 16 Jul 2015 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
130,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 130,000,000.00
Base 100.000000 0.00 0.00 0.00 130,000,000.00
63253LYT6 NAT'L AUSTRALIA FNDG 0.14% 25 Sep 2015 20 Jul 2015 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
120,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 120,000,000.00
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Base 100.000000 0.00 0.00 0.00 120,000,000.00

20 Jul 2015  CANCEL DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
-120,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 -120,000,000.00
Base 100.000000 0.00 0.00 0.00 -120,000,000.00

63253LYT6 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

63253LYU3 NAT'L AUSTRALIA FNDG 0.14% 25 Sep 2015 20 Jul 2015 20 Jul 2015 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
120,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 120,000,000.00
Base 100.000000 0.00 0.00 0.00 120,000,000.00

65558LGG1 NORDEA BANK FLD PLC 0.08% 29 Sep 2015 20 Jul 2015 20 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
35,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 35,000,000.00
Base 100.000000 0.00 0.00 0.00 35,000,000.00

6698M5UF4 NOVARTIS FNC CRP 0% 15 Jul 2015 07 Jul 2015 07 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
15,000,000.000 1.000000 NJCA Local 99.998222 0.00 0.00 0.00 14,999,733.33
Base 99.998222 0.00 0.00 0.00 14,999,733.33

6698M5UHO NOVARTIS FNC CRP 0% 17 Jul 2015 06 Jul 2015 06 Jul 2015 BARCLAYS CAPITAL INC. uUSsb/DTC
15,000,000.000 1.000000 NJCA Local 99.997555 0.00 0.00 0.00 14,999,633.34
Base 99.997555 0.00 0.00 0.00 14,999,633.34

6698M5V48 NOVARTIS FNC CRP 0.1% 04 Aug 2015 10 Jul 2015 10 Jul 2015 JPMORGAN SECURITIES INC uUSb/DTC
50,000,000.000 1.000000 NJCA Local 99.993055 0.00 0.00 0.00 49,996,527.80
Base 99.993055 0.00 0.00 0.00 49,996,527.80

6698M5VCO NOVARTIS FNC CRP 0% 12 Aug 2015 28 Jul 2015 28 Jul 2015 JPMORGAN SECURITIES INC USD/DTC
25,700,000.000 1.000000 NJCA Local 99.996250 0.00 0.00 0.00 25,699,036.25
Base 99.996250 0.00 0.00 0.00 25,699,036.25

6698M5VD8 NOVARTIS FNC CRP 0% 13 Aug 2015 28 Jul 2015 28 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
25,000,000.000 1.000000 NJCA Local 99.996000 0.00 0.00 0.00 24,999,000.00
Base 99.996000 0.00 0.00 0.00 24,999,000.00
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6698M5VE6G NOVARTIS FNC CRP 0% 14 Aug 2015 30 Jul 2015 30 Jul 2015 JPMORGAN SECURITIES INC USD/DTC
25,000,000.000 1.000000 NJCA Local 99.996250 0.00 0.00 0.00 24,999,062.50
Base 99.996250 0.00 0.00 0.00 24,999,062.50

31Jul 2015 31 Jul 2015 JPMORGAN SECURITIES INC USD/DTC
35,500,000.000 1.000000 NJCA Local 99.996500 0.00 0.00 0.00 35,498,757.50
Base 99.996500 0.00 0.00 0.00 35,498,757.50

6698M5VES6 Total

60,500,000.000 Local 0.00 0.00 0.00 60,497,820.00
Base 0.00 0.00 0.00 60,497,820.00

6698M5VH9 NOVARTIS FNC CRP 1% 17 Aug 2015 28 Jul 2015 28 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
45,000,000.000 1.000000 NJCA Local 99.995000 0.00 0.00 0.00 44,997,750.00
Base 99.995000 0.00 0.00 0.00 44,997,750.00

6698M5VH9 NOVARTIS FNC CRP 0% 17 Aug 2015 31Jul 2015 31 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
40,000,000.000 1.000000 NJCA Local 99.995750 0.00 0.00 0.00 39,998,300.00
Base 99.995750 0.00 0.00 0.00 39,998,300.00

6698M5VH9 Total

85,000,000.000 Local 0.00 0.00 0.00 84,996,050.00
Base 0.00 0.00 0.00 84,996,050.00

71344UUQ0 PEPSICO INC 0% 24 Jul 2015 15Jul 2015 15 Jul 2015 PERSHING LLC USD/DTC
32,000,000.000 1.000000 NJCA Local 99.998000 0.00 0.00 0.00 31,999,360.00
Base 99.998000 0.00 0.00 0.00 31,999,360.00

71344UVE6 PEPSICO INC 1% 14 Aug 2015 15Jul 2015 15 Jul 2015 PERSHING LLC USD/DTC
50,000,000.000 1.000000 NJCA Local 99.993333 0.00 0.00 0.00 49,996,666.67
Base 99.993333 0.00 0.00 0.00 49,996,666.67

71344UVUO PEPSICO INC 0% 28 Aug 2015 29 Jul 2015 29 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
22,000,000.000 1.000000 NJCA Local 99.993333 0.00 0.00 0.00 21,998,533.33
Base 99.993333 0.00 0.00 0.00 21,998,533.33
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71344UVX4 PEPSICO INC 1% 31 Aug 2015 29 Jul 2015 29 Jul 2015 PERSHING LLC USD/DTC
50,000,000.000 1.000000 NJCA Local 99.992666 0.00 0.00 0.00 49,996,333.33
Base 99.992666 0.00 0.00 0.00 49,996,333.33
71838MVT4 PHILIP MORRIS INTL 0.12% 27 Aug 2015 06 Jul 2015 06 Jul 2015 BGC FINANCIAL, LP USD/DTC
180,000,000.000 1.000000 NJCA Local 99.982666 0.00 0.00 0.00 179,968,800.01
Base 99.982666 0.00 0.00 0.00 179,968,800.01
74005JUM8 PRAXAIR INC 0% 21 Jul 2015 06 Jul 2015 06 Jul 2015 MIZUHO SECURITIES USA/FIXED INCOME USD/DTC
80,000,000.000 1.000000 NJCA Local 99.996250 0.00 0.00 0.00 79,997,000.00
Base 99.996250 0.00 0.00 0.00 79,997,000.00
74005JUN6 PRAXAIR INC 1% 22 Jul 2015 06 Jul 2015 06 Jul 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
60,000,000.000 1.000000 NJCA Local 99.995555 0.00 0.00 0.00 59,997,333.36
Base 99.995555 0.00 0.00 0.00 59,997,333.36
74005JVC9 PRAXAIR INC 1% 12 Aug 2015 07 Jul 2015 07 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
70,000,000.000 1.000000 NJCA Local 99.991000 0.00 0.00 0.00 69,993,700.00
Base 99.991000 0.00 0.00 0.00 69,993,700.00
74005JVH8 PRAXAIR INC 1% 17 Aug 2015 07 Jul 2015 07 Jul 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
50,000,000.000 1.000000 NJCA Local 99.988611 0.00 0.00 0.00 49,994,305.55
Base 99.988611 0.00 0.00 0.00 49,994,305.55
74005JVH8 PRAXAIR INC 0.09% 17 Aug 2015 07 Jul 2015 07 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
30,000,000.000 1.000000 NJCA Local 99.989750 0.00 0.00 0.00 29,996,925.00
Base 99.989750 0.00 0.00 0.00 29,996,925.00
74005JVH8 Total
80,000,000.000 Local 0.00 0.00 0.00 79,991,230.55
Base 0.00 0.00 0.00 79,991,230.55
74005JVJ4 PRAXAIR INC 0% 18 Aug 2015 09 Jul 2015 09 Jul 2015 MIZUHO SECURITIES USA/FIXED INCOME USD/DTC
40,000,000.000 1.000000 NJCA Local 99.990000 0.00 0.00 0.00 39,996,000.00
Base 99.990000 0.00 0.00 0.00 39,996,000.00
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74005JVX3 PRAXAIR INC 0% 31 Aug 2015 28 Jul 2015 28 Jul 2015 MIZUHO SECURITIES USA/FIXED INCOME USD/DTC
39,300,000.000 1.000000 NJCA Local 99.991500 0.00 0.00 0.00 39,296,659.50
Base 99.991500 0.00 0.00 0.00 39,296,659.50

74005JW87 PRAXAIR INC 0% 08 Sep 2015 22 Jul 2015 22 Jul 2015 BGC FINANCIAL, LP USD/DTC
50,000,000.000 1.000000 NJCA Local 99.988000 0.00 0.00 0.00 49,994,000.00
Base 99.988000 0.00 0.00 0.00 49,994,000.00

22 Jul 2015 22 Jul 2015 BGC FINANCIAL, LP uUSb/DTC
35,000,000.000 1.000000 NJCA Local 99.988000 0.00 0.00 0.00 34,995,800.00
Base 99.988000 0.00 0.00 0.00 34,995,800.00

74005JW87 Total

85,000,000.000 Local 0.00 0.00 0.00 84,989,800.00
Base 0.00 0.00 0.00 84,989,800.00

7426M5V35 PRIVATE EXP. FUNDING 0% 03 Aug 2015 07 Jul 2015 07 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
20,000,000.000 1.000000 NJCA Local 99.992500 0.00 0.00 0.00 19,998,500.00
Base 99.992500 0.00 0.00 0.00 19,998,500.00

7426M5VE1 PRIVATE EXP. FUNDING 0% 14 Aug 2015 10 Jul 2015 10 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
40,000,000.000 1.000000 NJCA Local 99.989305 0.00 0.00 0.00 39,995,722.24
Base 99.989305 0.00 0.00 0.00 39,995,722.24

14 Jul 2015 14 Jul 2015 JPMORGAN SECURITIES INC uUSb/DTC
70,000,000.000 1.000000 NJCA Local 99.989666 0.00 0.00 0.00 69,992,766.69
Base 99.989666 0.00 0.00 0.00 69,992,766.69

7426M5VE1 Total

110,000,000.000 Local 0.00 0.00 0.00 109,988,488.93
Base 0.00 0.00 0.00 109,988,488.93

7426M5W83 PRIVATE EXP. FUNDING 0% 08 Sep 2015 07 Jul 2015 07 Jul 2015 PERSHING LLC USD/DTC
75,000,000.000 1.000000 NJCA Local 99.982500 0.00 0.00 0.00 74,986,875.00
Base 99.982500 0.00 0.00 0.00 74,986,875.00

7426M5WJ9 PRIVATE EXP. FUNDING 0.01% 18 Sep 2015 20 Jul 2015 20 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
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25,000,000.000 1.000000 NJCA Local 99.971666 0.00 0.00 0.00 24,992,916.68
Base 99.971666 0.00 0.00 0.00 24,992,916.68

85749P9B9 STATE STRINSTL LIQUID RESVS 0.000% 01Jan 2050 02 Jul2015 02 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
11,477,188.800 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 11,477,188.80
Base 100.000000 0.00 0.00 0.00 11,477,188.80

01Jan 2050 09 Jul 2015 09 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
2,214,586.390 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 2,214,586.39
Base 100.000000 0.00 0.00 0.00 2,214,586.39

01Jan 2050 13 Jul 2015 13 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
1,352,972.300 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 1,352,972.30
Base 100.000000 0.00 0.00 0.00 1,352,972.30

01Jan 2050 14 Jul 2015 14 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
4,981,922.410 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 4,981,922.41
Base 100.000000 0.00 0.00 0.00 4,981,922.41

01Jan 2050 16 Jul 2015 16 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
4,376,166.780 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 4,376,166.78
Base 100.000000 0.00 0.00 0.00 4,376,166.78

01Jan 2050 20Jul 2015 20 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
1,676.790 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 1,676.79
Base 100.000000 0.00 0.00 0.00 1,676.79

01Jan 2050 21Jul2015 21 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
5,602,221.020 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 5,602,221.02
Base 100.000000 0.00 0.00 0.00 5,602,221.02

01Jan 2050 27 Jul 2015 27 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
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2,312,959.520 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 2,312,959.52
Base 100.000000 0.00 0.00 0.00 2,312,959.52
85749P9B9 STATE STR INSTL LIQUID RESVS 0.000% 01Jan 2050 29 Jul2015 29 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
6,979,777.460 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 6,979,777.46
Base 100.000000 0.00 0.00 0.00 6,979,777.46
01Jan 2050 30Jul2015 30 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
2,323,651.680 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 2,323,651.68
Base 100.000000 0.00 0.00 0.00 2,323,651.68
85749P9B9 Total
41,623,023.150 Local 0.00 0.00 0.00 41,623,023.15
Base 0.00 0.00 0.00 41,623,023.15
86958DXG2 SVENSKA HANDLSBNKN A 0.14% 31 Aug 2015 31Jul 2015 31 Jul 2015 CITIBANK/CP/IPA USD/DTC
240,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 240,000,000.00
Base 100.000000 0.00 0.00 0.00 240,000,000.00
89116FVC1 TORONTO DOMIN HOLDING 0.11% 12 Aug 2015 06 Jul 2015 06 Jul 2015 BANK OF AMERICA SECURITIES LLC uUSsb/DTC
100,000,000.000 1.000000 NJCA Local 99.988694 0.00 0.00 0.00 99,988,694.40
Base 99.988694 0.00 0.00 0.00 99,988,694.40
89116FVD9 TORONTO DOMIN HOLDING 0% 13 Aug 2015 13Jul 2015 13 Jul 2015 BONY/TORONTO DOMINION SECURITIES IN uUSb/DTC
180,000,000.000 1.000000 NJCA Local 99.989666 0.00 0.00 0.00 179,981,400.01
Base 99.989666 0.00 0.00 0.00 179,981,400.01
89233HUT9 TOYOTA MOTOR CREDIT 0% 27 Jul 2015 01Jul 2015 01 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
25,000,000.000 1.000000 NJCA Local 99.993500 0.00 0.00 0.00 24,998,375.00
Base 99.993500 0.00 0.00 0.00 24,998,375.00
89233HWM2 TOYOTA MOTOR CREDIT 0.01% 21 Sep 2015 20 Jul 2015 20 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
78,000,000.000 1.000000 NJCA Local 99.979000 0.00 0.00 0.00 77,983,620.00
Base 99.979000 0.00 0.00 0.00 77,983,620.00
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89233HWNO TOYOTA MOTOR CREDIT 0% 22 Sep 2015 24 Jul 2015 27 Jul 2015 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
100,000,000.000 1.000000 NJCA Local 99.973083 0.00 0.00 0.00 99,973,083.33
Base 99.973083 0.00 0.00 0.00 99,973,083.33
89233HWP5 TOYOTA MOTOR CREDIT 0% 23 Sep 2015 30 Jul 2015 30 Jul 2015 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
92,000,000.000 1.000000 NJCA Local 99.975555 0.00 0.00 0.00 91,977,511.11
Base 99.975555 0.00 0.00 0.00 91,977,511.11
90262DVX0 UBS FINANCE (DELW) 0% 31 Aug 2015 24 Jul 2015 24 Jul 2015 UBS SECURITIES LLC USD/DTC
25,000,000.000 1.000000 NJCA Local 99.979944 0.00 0.00 0.00 24,994,986.10
Base 99.979944 0.00 0.00 0.00 24,994,986.10
27 Jul 2015 27 Jul 2015 UBS SECURITIES LLC USD/DTC
3,402,000.000 1.000000 NJCA Local 99.979583 0.00 0.00 0.00 3,401,305.42
Base 99.979583 0.00 0.00 0.00 3,401,305.42
90262DVXO0 Total
28,402,000.000 Local 0.00 0.00 0.00 28,396,291.52
Base 0.00 0.00 0.00 28,396,291.52
90328BW15 USAA CAPITAL CORP 0% 01 Sep 2015 28 Jul 2015 28 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/DTC
210,000,000.000 1.000000 NJCA Local 99.993194 0.00 0.00 0.00 209,985,708.24
Base 99.993194 0.00 0.00 0.00 209,985,708.24
90349Q3F8 US BANK N.A. 0.12% 03 Aug 2015 24 Jul 2015 24 Jul 2015 U.S. BANKNATIONAL ASSOC/SAFEKEEPING USD/DTC
150,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 150,000,000.00
Base 100.000000 0.00 0.00 0.00 150,000,000.00
9113A3VE1 UNITED PARCEL SERVIC 0% 14 Aug 2015 15Jul 2015 15 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
50,000,000.000 1.000000 NJCA Local 99.994166 0.00 0.00 0.00 49,997,083.35
Base 99.994166 0.00 0.00 0.00 49,997,083.35
9113A3VR2 UNITED PARCEL SERVIC 0% 25 Aug 2015 15Jul 2015 15 Jul 2015 JPMORGAN SECURITIES INC uUSsb/DTC
50,000,000.000 1.000000 NJCA Local 99.992027 0.00 0.00 0.00 49,996,013.90
Base 99.992027 0.00 0.00 0.00 49,996,013.90
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15 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
50,000,000.000 1.000000 NJCA Local 99.992027 0.00 0.00 0.00 49,996,013.90
Base 99.992027 0.00 0.00 0.00 49,996,013.90
15Jul 2015  CANCEL BANK OF AMERICA SECURITIES LLC uUSsb/DTC
-50,000,000.000 1.000000 NJCA Local 99.992027 0.00 0.00 0.00 -49,996,013.90
Base 99.992027 0.00 0.00 0.00 -49,996,013.90
9113A3VR2 Total
50,000,000.000 Local 0.00 0.00 0.00 49,996,013.90
Base 0.00 0.00 0.00 49,996,013.90
912796GS2 TREASURY BILL 0.01% 23 Jun 2016 21Jul2015 21 Jul 2015 CITIGROUPGLOBAL MARKETS INC uUSb/DTC
125,000,000.000 1.000000 NJCA Local 99.726313 0.00 0.00 0.00 124,657,892.36
Base 99.726313 0.00 0.00 0.00 124,657,892.36
91302DV44 UNITED TECHNOLOGIES 0% 04 Aug 2015 06 Jul 2015 06 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
35,000,000.000 1.000000 NJCA Local 99.992750 0.00 0.00 0.00 34,997,462.50
Base 99.992750 0.00 0.00 0.00 34,997,462.50
91302DWQ4 UNITED TECHNOLOGIES 0% 24 Sep 2015 22 Jul 2015 22 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
5,000,000.000 1.000000 NJCA Local 99.978666 0.00 0.00 0.00 4,998,933.34
Base 99.978666 0.00 0.00 0.00 4,998,933.34
91302DWQ4 UNITED TECHNOLOGIES 0.12% 24 Sep 2015 22 Jul 2015 22 Jul 2015 BANK OF AMERICA SECURITIES LLC uUSb/DTC
15,000,000.000 1.000000 NJCA Local 99.978666 0.00 0.00 0.00 14,996,800.01
Base 99.978666 0.00 0.00 0.00 14,996,800.01
91302DWQ4 Total
20,000,000.000 Local 0.00 0.00 0.00 19,995,733.35
Base 0.00 0.00 0.00 19,995,733.35
91302DWU5 UNITED TECHNOLOGIES 0% 28 Sep 2015 27 Jul 2015 27 Jul 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
25,000,000.000 1.000000 NJCA Local 99.977250 0.00 0.00 0.00 24,994,312.50
Base 99.977250 0.00 0.00 0.00 24,994,312.50
91302DWV3 UNITED TECHNOLOGIES 0% 29 Sep 2015 31Jul 2015 31 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
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Composite STATE STREET
July 1, 2015 to July 31, 2015 View Date: August 10, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
8,400,000.000 1.000000 NJCA Local 99.976666 0.00 0.00 0.00 8,398,040.00
Base 99.976666 0.00 0.00 0.00 8,398,040.00
31Jul2015 31 Jul 2015 BARCLAYS CAPITAL INC. uUsSb/DTC
29,500,000.000 1.000000 NJCA Local 99.976666 0.00 0.00 0.00 29,493,116.68
Base 99.976666 0.00 0.00 0.00 29,493,116.68
91302DWV3 Total
37,900,000.000 Local 0.00 0.00 0.00 37,891,156.68
Base 0.00 0.00 0.00 37,891,156.68
93114FUX0 WAL-MART STORES INC 0% 31 Jul 2015 15Jul 2015 15 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
30,000,000.000 1.000000 NJCA Local 99.996444 0.00 0.00 0.00 29,998,933.32
Base 99.996444 0.00 0.00 0.00 29,998,933.32
15Jul 2015 15 Jul 2015 CITIGROUPGLOBAL MARKETS INC uUSsb/DTC
150,000,000.000 1.000000 NJCA Local 99.996444 0.00 0.00 0.00 149,994,666.60
Base 99.996444 0.00 0.00 0.00 149,994,666.60
93114FUX0 WAL-MART STORES INC 1% 31 Jul 2015 15Jul 2015 15 Jul 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
150,000,000.000 1.000000 NJCA Local 99.996444 0.00 0.00 0.00 149,994,666.60
Base 99.996444 0.00 0.00 0.00 149,994,666.60
93114FUX0 WAL-MART STORES INC 0.01% 31 Jul 2015 17 Jul 2015 17 Jul 2015 BARCLAYS CAPITAL INC. USD/DTC
60,000,000.000 1.000000 NJCA Local 99.996111 0.00 0.00 0.00 59,997,666.66
Base 99.996111 0.00 0.00 0.00 59,997,666.66
93114FUX0 WAL-MART STORES INC 0% 31 Jul 2015 20 Jul 2015 20 Jul 2015 JPMORGAN SECURITIES INC uUSsb/DTC
20,000,000.000 1.000000 NJCA Local 99.997555 0.00 0.00 0.00 19,999,511.12
Base 99.997555 0.00 0.00 0.00 19,999,511.12
93114FUXO0 Total
410,000,000.000 Local 0.00 0.00 0.00 409,985,444.30
Base 0.00 0.00 0.00 409,985,444.30
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Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR Total

8,800,853,023.150 Local 0.00 0.00 0.00 8,799,895,234.96
Base 0.00 0.00 0.00 8,799,895,234.96

CASH EQUIVALENTS Total
8,800,853,023.150
Base 0.00 0.00 0.00 8,799,895,234.96

PURCHASE Total
8,800,853,023.150
Base 0.00 0.00 0.00 8,799,895,234.96
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Composite STATE STREET
July 1, 2015 to July 31, 2015 View Date: August 10, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

CASH EQUIVALENTS

US DOLLAR

85749P9B9 STATE STR INSTL LIQUID RESVS 0.000% 01Jan 2050 01Jul2015 01 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
1,645,860.270 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 1,645,860.27
Base 100.000000 0.00 0.00 0.00 1,645,860.27

01Jan 2050 01Jul2015 01 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
1,940,862.390 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 1,940,862.39
Base 100.000000 0.00 0.00 0.00 1,940,862.39

01Jan 2050 01Jul2015 01 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
1,222,914.960 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 1,222,914.96
Base 100.000000 0.00 0.00 0.00 1,222,914.96

01Jan 2050 01 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
323,148.630 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 323,148.63
Base 100.000000 0.00 0.00 0.00 323,148.63

01Jan 2050 01Jul2015  CANCEL STATE STREET BANK AND TRUST USD/OTH
-323,148.630 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 -323,148.63
Base 100.000000 0.00 0.00 0.00 -323,148.63

01Jan 2050 01Jul2015 01 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
225,139,554.430 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 225,139,554.43
Base 100.000000 0.00 0.00 0.00 225,139,554.43

01Jan 2050 01Jul2015 01 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
6,604,328.470 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 6,604,328.47
Base 100.000000 0.00 0.00 0.00 6,604,328.47
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

01Jan 2050 01Jul2015 01 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
323,148.630 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 323,148.63
Base 100.000000 0.00 0.00 0.00 323,148.63

01Jan 2050 01Jul2015 01 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
1,769,702.530 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 1,769,702.53
Base 100.000000 0.00 0.00 0.00 1,769,702.53

01Jan 2050 06 Jul 2015 06 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
9,280,164.850 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 9,280,164.85
Base 100.000000 0.00 0.00 0.00 9,280,164.85

01Jan 2050 07 Jul2015 07 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
2,197,023.950 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 2,197,023.95
Base 100.000000 0.00 0.00 0.00 2,197,023.95

01Jan 2050 07 Jul2015 07 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
236,564.890 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 236,564.89
Base 100.000000 0.00 0.00 0.00 236,564.89

01Jan 2050 07 Jul2015 07 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
622,863.030 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 622,863.03
Base 100.000000 0.00 0.00 0.00 622,863.03

01Jan 2050 08 Jul 2015 08 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
156,095.860 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 156,095.86
Base 100.000000 0.00 0.00 0.00 156,095.86

01 Jan 2050 10 Jul 2015 10 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
2,214,586.390 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 2,214,586.39
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July 1, 2015 to July 31, 2015

View Date:
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STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
Base 100.000000 0.00 0.00 0.00 2,214,586.39
01Jan 2050 10Jul2015 10 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
177.020 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 177.02
Base 100.000000 0.00 0.00 0.00 177.02
01Jan 2050 10Jul2015 10 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
2,191.830 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 2,191.83
Base 100.000000 0.00 0.00 0.00 2,191.83
01 Jan 2050 15 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
4,981,922.410 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 4,981,922.41
Base 100.000000 0.00 0.00 0.00 4,981,922.41
01 Jan 2050 15 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
-4,981,922.410 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 -4,981,922.41
Base 100.000000 0.00 0.00 0.00 -4,981,922.41
01 Jan 2050 15 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
1,058,028.420 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 1,058,028.42
Base 100.000000 0.00 0.00 0.00 1,058,028.42
01 Jan 2050 15 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
-1,058,028.420 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 -1,058,028.42
Base 100.000000 0.00 0.00 0.00 -1,058,028.42
01Jan 2050 15Jul2015  15Jul 2015 STATE STREET BANK AND TRUST USD/OTH
4,981,922.410 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 4,981,922.41
Base 100.000000 0.00 0.00 0.00 4,981,922.41
01Jan 2050 15Jul2015  15Jul 2015 STATE STREET BANK AND TRUST USD/OTH

Page 24

Prepared by State Street




Sales Report by Report Date

Composite S S
July 1, 2015 to July 31, 2015 View Date: August 10, 2015
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

1,058,027.290 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 1,058,027.29
Base 100.000000 0.00 0.00 0.00 1,058,027.29

01Jan 2050 17 Jul2015 17 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
262.510 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 262.51
Base 100.000000 0.00 0.00 0.00 262.51

01Jan 2050 17 Jul2015 17 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
4,376,166.780 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 4,376,166.78
Base 100.000000 0.00 0.00 0.00 4,376,166.78

01Jan 2050 17 Jul2015 17 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
294,945.010 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 294,945.01
Base 100.000000 0.00 0.00 0.00 294,945.01

01Jan 2050 22 Jul2015 22 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
3,268,181.320 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 3,268,181.32
Base 100.000000 0.00 0.00 0.00 3,268,181.32

01Jan 2050 23 Jul2015 23 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
1,493,885.390 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 1,493,885.39
Base 100.000000 0.00 0.00 0.00 1,493,885.39

01Jan 2050 24 Jul 2015 24 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
840,129.980 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 840,129.98
Base 100.000000 0.00 0.00 0.00 840,129.98

01Jan 2050 28 Jul 2015 28 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
1,864,370.510 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 1,864,370.51
Base 100.000000 0.00 0.00 0.00 1,864,370.51

85749P9B9 STATE STR INSTL LIQUID RESVS 0.000% 01Jan 2050 31 Jul2015 31 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
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STATE STREET.

View Date:
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
951,664.450 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 951,664.45
Base 100.000000 0.00 0.00 0.00 951,664.45
01Jan 2050 31 Jul2015 31 Jul 2015 STATE STREET BANK AND TRUST USD/OTH
6,979,777.460 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 6,979,777.46
Base 100.000000 0.00 0.00 0.00 6,979,777.46
85749P9B9 Total
279,465,372.610 Local 0.00 0.00 0.00 279,465,372.61
Base 0.00 0.00 0.00 279,465,372.61
912828A67 US TREASURY N/B 0.25% 31 Dec 2015 28 Jul 2015 28 Jul 2015 CITIGROUPGLOBAL MARKETS INC USD/FED
1,000,000.000 1.000000 NJCA Local 100.050446 190.22 0.00 0.00 1,000,504.46
Base 100.050446 190.22 0.00 0.00 1,000,504.46
29 Jul 2015 29 Jul 2015 MERRILL LYNCH PIERCE FENNER + SMITH USD/FED
1,547,000.000 1.000000 NJCA Local 100.046539 304.78 0.00 0.00 1,547,719.97
Base 100.046539 304.78 0.00 0.00 1,547,719.97
912828A67 Total
2,547,000.000 Local 495.00 0.00 0.00 2,548,224 .43
Base 495.00 0.00 0.00 2,548,224 .43
912828VY3 US TREASURY N/B 0.25% 30 Sep 2015 08 Jul 2015 08 Jul 2015 MERRILL LYNCH PIERCE FENNER + SMITH USD/FED
2,395,000.000 1.000000 NJCA Local 100.042633 1,619.57 0.00 0.00 2,396,021.08
Base 100.042633 1,619.57 0.00 0.00 2,396,021.08
US DOLLAR Total
284,407,372.610 Local 2,114.57 0.00 0.00 284,409,618.12
Base 2,114.57 0.00 0.00 284,409,618.12
CASH EQUIVALENTS Total
284,407,372.610
Base 2,114.57 0.00 0.00 284,409,618.12
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
SHORT TERM MATURITIES
US DOLLAR
03948HUG4 ARCHER DANIELS MIDLA 1% 16 Jul 2015 16 Jul 2015 16 Jul 2015 MATURITY USD/DTC
60,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 60,000,000.00
Base 100.000000 0.00 0.00 0.00 60,000,000.00
03948HUH2 ARCHER DANIELS MIDLA 1% 17 Jul 2015 17 Jul 2015 17 Jul 2015 MATURITY uUSDh/DTC
100,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00
17 Jul 2015 17 Jul 2015 MATURITY uUSb/DTC
20,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 20,000,000.00
Base 100.000000 0.00 0.00 0.00 20,000,000.00
03948HUH2 Total
120,000,000.000 Local 0.00 0.00 0.00 120,000,000.00
Base 0.00 0.00 0.00 120,000,000.00
04249LU12 ARMY & AIR FORCE EXCHA 1% 01 Jul 2015 01Jul2015 01 Jul 2015 MATURITY USD/DTC
40,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 40,000,000.00
Base 100.000000 0.00 0.00 0.00 40,000,000.00
04249LU79 ARMY & AIR FORCE EXCHA 1% 07 Jul 2015 07 Jul 2015 07 Jul 2015 MATURITY uUSD/DTC
68,500,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 68,500,000.00
Base 100.000000 0.00 0.00 0.00 68,500,000.00
04249LUUS8 ARMY & AIR FORCE EXCHA 0% 28 Jul 2015 28 Jul 2015 28 Jul 2015 MATURITY uUSb/DTC
35,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 35,000,000.00
Base 100.000000 0.00 0.00 0.00 35,000,000.00
04249LUX2 ARMY & AIR FORCE EXCHA 0.09% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY uUSDh/DTC
30,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 30,000,000.00
Base 100.000000 0.00 0.00 0.00 30,000,000.00
0530A3U71 AUTOMATIC DATA PROCE 1% 07 Jul 2015 07 Jul 2015 07 Jul 2015 MATURITY uUSsb/DTC
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
24,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 24,000,000.00
Base 100.000000 0.00 0.00 0.00 24,000,000.00
07 Jul 2015 07 Jul 2015 MATURITY uUsSb/DTC
81,037,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 81,037,000.00
Base 100.000000 0.00 0.00 0.00 81,037,000.00
0530A3U71 Total
105,037,000.000 Local 0.00 0.00 0.00 105,037,000.00
Base 0.00 0.00 0.00 105,037,000.00
06417HU79 BANK OF NOVA SCOTIA/THE 0.09% 14 Jul 2015 14 Jul 2015 14 Jul 2015 MATURITY USD/DTC
100,000,000.000 1.000000 NJCA Local 100.000000 14,000.00 0.00 0.00 100,000,000.00
Base 100.000000 14,000.00 0.00 0.00 100,000,000.00
06538JK21 BNK OF TKYO-MTBSHI L 0.1% 01 Jul 2015 01Jul 2015 01 Jul 2015 MATURITY USD/DTC
150,000,000.000 1.000000 NJCA Local 100.000000 5,000.00 0.00 0.00 150,000,000.00
Base 100.000000 5,000.00 0.00 0.00 150,000,000.00
06538JK96 BNK OF TKYO-MTBSHI L 0.12% 08 Jul 2015 08 Jul 2015 08 Jul 2015 MATURITY USD/DTC
10,000,000.000 1.000000 NJCA Local 100.000000 533.33 0.00 0.00 10,000,000.00
Base 100.000000 533.33 0.00 0.00 10,000,000.00
06538JM78 BNK OF TKYO-MTBSHI L 0.12% 08 Jul 2015 08 Jul 2015 08 Jul 2015 MATURITY USD/DTC
60,000,000.000 1.000000 NJCA Local 100.000000 1,400.00 0.00 0.00 60,000,000.00
Base 100.000000 1,400.00 0.00 0.00 60,000,000.00
06538JP42 BNK OF TKYO-MTBSHI L 0.12% 14 Jul 2015 14 Jul 2015 14 Jul 2015 MATURITY uUSsb/DTC
75,000,000.000 1.000000 NJCA Local 100.000000 1,750.00 0.00 0.00 75,000,000.00
Base 100.000000 1,750.00 0.00 0.00 75,000,000.00
06538JQ82 BNK OF TKYO-MTBSHI L 0.12% 21 Jul 2015 21Jul2015 21 Jul 2015 MATURITY uUSb/DTC
20,000,000.000 1.000000 NJCA Local 100.000000 533.33 0.00 0.00 20,000,000.00
Base 100.000000 533.33 0.00 0.00 20,000,000.00
06538JS80 BNK OF TKYO-MTBSHI L 0.12% 27 Jul 2015 27 Jul 2015 27 Jul 2015 MATURITY USD/DTC
140,000,000.000 1.000000 NJCA Local 100.000000 3,266.67 0.00 0.00 140,000,000.00
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View Date:

August 10, 2015

STATE STREET.
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

Base 100.000000 3,266.67 0.00 0.00 140,000,000.00

13606JW96 CANADIAN IMPERIAL BK 0.13% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY uUSDh/DTC
143,000,000.000 1.000000 NJCA Local 100.000000 19,106.39 0.00 0.00 143,000,000.00
Base 100.000000 19,106.39 0.00 0.00 143,000,000.00

14178MU89 CARGILL INC 0% 08 Jul 2015 08 Jul 2015 08 Jul 2015 MATURITY USD/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00

08 Jul 2015 08 Jul 2015 MATURITY uUSb/DTC
45,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 45,000,000.00
Base 100.000000 0.00 0.00 0.00 45,000,000.00

08 Jul 2015 08 Jul 2015 MATURITY USD/DTC
30,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 30,000,000.00
Base 100.000000 0.00 0.00 0.00 30,000,000.00

14178MU89 CARGILL INC 0.01% 08 Jul 2015 08 Jul 2015 08 Jul 2015 MATURITY USD/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00

14178MU89 Total

175,000,000.000 Local 0.00 0.00 0.00 175,000,000.00
Base 0.00 0.00 0.00 175,000,000.00

14178MULO CARGILL INC 0% 20 Jul 2015 20 Jul 2015 20 Jul 2015 MATURITY USD/DTC
20,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 20,000,000.00
Base 100.000000 0.00 0.00 0.00 20,000,000.00

14178MUUO CARGILL INC 0.01% 28 Jul 2015 28 Jul 2015 28 Jul 2015 MATURITY USD/DTC
25,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 25,000,000.00
Base 100.000000 0.00 0.00 0.00 25,000,000.00

14912EUL9 CATERPLR FIN SRV CO. 1% 20 Jul 2015 20 Jul 2015 20 Jul 2015 MATURITY uUSD/DTC
133,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 133,000,000.00
Base 100.000000 0.00 0.00 0.00 133,000,000.00
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

14912EUT2 CATERPLR FIN SRV CO. 1% 27 Jul 2015 27 Jul 2015 27 Jul 2015 MATURITY USD/DTC
20,592,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 20,592,000.00
Base 100.000000 0.00 0.00 0.00 20,592,000.00

16677KU84 CHEVRON CORP 1% 08 Jul 2015 08 Jul 2015 08 Jul 2015 MATURITY USD/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00

16677KUM3 CHEVRON CORP 0% 21 Jul 2015 21Jul 2015 21 Jul 2015 MATURITY USD/DTC
25,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 25,000,000.00
Base 100.000000 0.00 0.00 0.00 25,000,000.00

16677KUN1 CHEVRON CORP 1% 22 Jul 2015 22 Jul 2015 22 Jul 2015 MATURITY USD/DTC
79,500,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 79,500,000.00
Base 100.000000 0.00 0.00 0.00 79,500,000.00

16677KUX9 CHEVRON CORP 1% 31 Jul 2015 31 Jul 2015 31 Jul 2015 MATURITY USD/DTC
140,500,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 140,500,000.00
Base 100.000000 0.00 0.00 0.00 140,500,000.00

21687BU25 CORPOERATIVE CENTRALE 0.01% 02 Jul 2015 02 Jul 2015 02 Jul 2015 MATURITY USD/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00

21687BU74 CORPOERATIVE CENTRALE 0.12% 07 Jul 2015 07 Jul 2015 07 Jul 2015 MATURITY USD/DTC
140,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 140,000,000.00
Base 100.000000 0.00 0.00 0.00 140,000,000.00

21687BU82 CORPOERATIVE CENTRALE 0.12% 08 Jul 2015 08 Jul 2015 08 Jul 2015 MATURITY USD/DTC
140,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 140,000,000.00
Base 100.000000 0.00 0.00 0.00 140,000,000.00

22533UU19 CREDIT AGRICOLE 0.00001% 01 Jul 20 01Jul 2015 01 Jul 2015 MATURITY UsSD/DTC
60,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 60,000,000.00
Base 100.000000 0.00 0.00 0.00 60,000,000.00
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22533UU19 CREDIT AGRICOLE 0.01% 01 Jul 2015 01Jul2015 01 Jul 2015 MATURITY USD/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00

22533UU19 Total

110,000,000.000 Local 0.00 0.00 0.00 110,000,000.00
Base 0.00 0.00 0.00 110,000,000.00

22533UU27 CREDIT AGRICOLE 0.01% 02 Jul 2015 02 Jul 2015 02 Jul 2015 MATURITY uUSDh/DTC
60,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 60,000,000.00
Base 100.000000 0.00 0.00 0.00 60,000,000.00

02 Jul 2015 02 Jul 2015 MATURITY uUSb/DTC
180,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 180,000,000.00
Base 100.000000 0.00 0.00 0.00 180,000,000.00

22533UU27 Total

240,000,000.000 Local 0.00 0.00 0.00 240,000,000.00
Base 0.00 0.00 0.00 240,000,000.00

22533UU76 CREDIT AGRICOLE 1% 07 Jul 2015 07 Jul 2015 07 Jul 2015 MATURITY USD/DTC
70,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 70,000,000.00
Base 100.000000 0.00 0.00 0.00 70,000,000.00

22533UU84 CREDIT AGRICOLE 0.000001% 08 Jul 2 08 Jul 2015 08 Jul 2015 MATURITY uUSD/DTC
100,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00

22533UU84 CREDIT AGRICOLE 1% 08 Jul 2015 08 Jul 2015 08 Jul 2015 MATURITY uUSb/DTC
70,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 70,000,000.00
Base 100.000000 0.00 0.00 0.00 70,000,000.00

08 Jul 2015 08 Jul 2015 MATURITY USD/DTC
70,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 70,000,000.00
Base 100.000000 0.00 0.00 0.00 70,000,000.00
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22533UU84 Total

240,000,000.000 Local 0.00 0.00 0.00 240,000,000.00
Base 0.00 0.00 0.00 240,000,000.00

22533UUA9 CREDIT AGRICOLE 1% 10 Jul 2015 10 Jul 2015 10 Jul 2015 MATURITY USD/DTC
75,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 75,000,000.00
Base 100.000000 0.00 0.00 0.00 75,000,000.00

22533UUP6 CREDIT AGRICOLE 0.01% 23 Jul 2015 23 Jul 2015 23 Jul 2015 MATURITY uUSD/DTC
190,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 190,000,000.00
Base 100.000000 0.00 0.00 0.00 190,000,000.00

22533UUU5 CREDIT AGRICOLE 0.01% 28 Jul 2015 28 Jul 2015 28 Jul 2015 MATURITY uUSD/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00

23585MUA2 DANAHER CORPORATION 1% 10 Jul 2015 10 Jul 2015 10 Jul 2015 MATURITY uUSD/DTC
30,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 30,000,000.00
Base 100.000000 0.00 0.00 0.00 30,000,000.00

24422MU90 JOHN DEERE CAPITAL C 1% 09 Jul 2015 09 Jul 2015 09 Jul 2015 MATURITY USD/DTC
109,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 109,000,000.00
Base 100.000000 0.00 0.00 0.00 109,000,000.00

24422MUH2 JOHN DEERE CAPITAL C 1% 17 Jul 2015 17 Jul 2015 17 Jul 2015 MATURITY USD/DTC
5,658,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 5,658,000.00
Base 100.000000 0.00 0.00 0.00 5,658,000.00

17 Jul 2015 17 Jul 2015 MATURITY uUSD/DTC
17,929,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 17,929,000.00
Base 100.000000 0.00 0.00 0.00 17,929,000.00

24422MUH2 Total

23,587,000.000 Local 0.00 0.00 0.00 23,587,000.00
Base 0.00 0.00 0.00 23,587,000.00
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29101BU26 EMERSON ELECTRIC CO 0.00001% 02 Jul 20 02 Jul 2015 02 Jul 2015 MATURITY USD/DTC
10,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 10,000,000.00
Base 100.000000 0.00 0.00 0.00 10,000,000.00

29101BU91 EMERSON ELECTRIC CO 1% 09 Jul 2015 09 Jul 2015 09 Jul 2015 MATURITY uUSDh/DTC
38,800,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 38,800,000.00
Base 100.000000 0.00 0.00 0.00 38,800,000.00

29101BUD2 EMERSON ELECTRIC CO 1% 13 Jul 2015 13Jul 2015 13 Jul 2015 MATURITY uUSb/DTC
32,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 32,000,000.00
Base 100.000000 0.00 0.00 0.00 32,000,000.00

29101BUGS EMERSON ELECTRIC CO 1% 16 Jul 2015 16 Jul 2015 16 Jul 2015 MATURITY uUSDh/DTC
40,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 40,000,000.00
Base 100.000000 0.00 0.00 0.00 40,000,000.00

30229BU13 EXXON MOBIL CORP 0% 01 Jul 2015 01Jul 2015 01 Jul 2015 MATURITY uUSsb/DTC
200,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 200,000,000.00
Base 100.000000 0.00 0.00 0.00 200,000,000.00

30229BUX3 EXXON MOBIL CORP 0% 31 Jul 2015 31Jul2015 31 Jul 2015 MATURITY uUSb/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00

313396JV6 FREDDIE MAC DISCOUNT NT 0.01% 31 Jul 2015 31Jul2015 31 Jul 2015 MATURITY USD/FED
42,894,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 42,894,000.00
Base 100.000000 0.00 0.00 0.00 42,894,000.00

36959JUX9 GENERAL ELEC CAPT CO 0% 31 Jul 2015 31Jul2015 31 Jul 2015 MATURITY uUSD/DTC
30,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 30,000,000.00
Base 100.000000 0.00 0.00 0.00 30,000,000.00

38259LUM1 GOOGLE INC 1% 21 Jul 2015 21Jul 2015 21 Jul 2015 MATURITY uUSb/DTC
20,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 20,000,000.00
Base 100.000000 0.00 0.00 0.00 20,000,000.00
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40427SU15 HSBC AMERICAS INC 1% 01 Jul 2015 01Jul 2015 01 Jul 2015 MATURITY uUSD/DTC
100,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00

45813SUNS8 INTEL CORP 0% 22 Jul 2015 22 Jul 2015 22 Jul 2015 MATURITY USD/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00

45920GUT1 INTL BUS MACH CORP 0.01% 27 Jul 2015 27 Jul 2015 27 Jul 2015 MATURITY USD/DTC
150,300,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 150,300,000.00
Base 100.000000 0.00 0.00 0.00 150,300,000.00

45920GUV6 INTL BUS MACH CORP 0% 29 Jul 2015 29Jul 2015 29 Jul 2015 MATURITY USD/DTC
69,700,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 69,700,000.00
Base 100.000000 0.00 0.00 0.00 69,700,000.00

45920GUW4 INTL BUS MACH CORP 0% 30 Jul 2015 30 Jul 2015 30 Jul 2015 MATURITY uUSD/DTC
100,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00

47816GU15 JOHNSON & JOHNSON 1% 01 Jul 2015 01Jul 2015 01 Jul 2015 MATURITY uUSD/DTC
100,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00

47816GUHO JOHNSON & JOHNSON 1% 17 Jul 2015 17 Jul 2015 17 Jul 2015 MATURITY uUSD/DTC
90,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 90,000,000.00
Base 100.000000 0.00 0.00 0.00 90,000,000.00

47816GUX5 JOHNSON & JOHNSON 1% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY USD/DTC
45,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 45,000,000.00
Base 100.000000 0.00 0.00 0.00 45,000,000.00

50000BUX6 KOCH RESOURCES LLC 0% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY USD/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00
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31Jul 2015 31 Jul 2015 MATURITY USD/DTC
48,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 48,000,000.00
Base 100.000000 0.00 0.00 0.00 48,000,000.00

50000BUX6 Total

98,000,000.000 Local 0.00 0.00 0.00 98,000,000.00
Base 0.00 0.00 0.00 98,000,000.00

59515NUF8 MICROSOFT CORP 0% 15 Jul 2015 15 Jul 2015 15 Jul 2015 MATURITY USD/DTC
29,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 29,000,000.00
Base 100.000000 0.00 0.00 0.00 29,000,000.00

59515NUN1 MICROSOFT CORP 1% 22 Jul 2015 22 Jul 2015 22 Jul 2015 MATURITY USD/DTC
187,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 187,000,000.00
Base 100.000000 0.00 0.00 0.00 187,000,000.00

65558GU68 NORDEA BK AB PUBL 1% 06 Jul 2015 06 Jul 2015 06 Jul 2015 MATURITY USD/DTC
7,815,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 7,815,000.00
Base 100.000000 0.00 0.00 0.00 7,815,000.00

06 Jul 2015 06 Jul 2015 MATURITY USD/DTC
30,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 30,000,000.00
Base 100.000000 0.00 0.00 0.00 30,000,000.00

06 Jul 2015 06 Jul 2015 MATURITY USD/DTC
19,185,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 19,185,000.00
Base 100.000000 0.00 0.00 0.00 19,185,000.00

65558GU68 Total

57,000,000.000 Local 0.00 0.00 0.00 57,000,000.00
Base 0.00 0.00 0.00 57,000,000.00

65558GUX9 NORDEA BK AB PUBL 1% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY USD/DTC
163,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 163,000,000.00
Base 100.000000 0.00 0.00 0.00 163,000,000.00

6698M5UF4 NOVARTIS FNC CRP 0% 15 Jul 2015 15 Jul 2015 15 Jul 2015 MATURITY USD/DTC
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15,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 15,000,000.00
Base 100.000000 0.00 0.00 0.00 15,000,000.00
6698M5UHO NOVARTIS FNC CRP 0% 17 Jul 2015 17 Jul 2015 17 Jul 2015 MATURITY USD/DTC
15,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 15,000,000.00
Base 100.000000 0.00 0.00 0.00 15,000,000.00
68323KUX8 PROVINCE OF ONTARIO 0% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY USD/DTC
110,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 110,000,000.00
Base 100.000000 0.00 0.00 0.00 110,000,000.00
31Jul 2015 31 Jul 2015 MATURITY USD/DTC
53,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 53,000,000.00
Base 100.000000 0.00 0.00 0.00 53,000,000.00
68323KUX8 PROVINCE OF ONTARIO 1% 31 Jul 2015 31Jul2015 31 Jul 2015 MATURITY uUSb/DTC
107,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 107,000,000.00
Base 100.000000 0.00 0.00 0.00 107,000,000.00
68323KUX8 Total
270,000,000.000 Local 0.00 0.00 0.00 270,000,000.00
Base 0.00 0.00 0.00 270,000,000.00
71344UUD9 PEPSICO INC 1% 13 Jul 2015 13Jul2015 13 Jul 2015 MATURITY USD/DTC
52,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 52,000,000.00
Base 100.000000 0.00 0.00 0.00 52,000,000.00
13Jul 2015 13 Jul 2015 MATURITY uUSsb/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00
71344UUD?9 Total
102,000,000.000 Local 0.00 0.00 0.00 102,000,000.00
Base 0.00 0.00 0.00 102,000,000.00
71344UUE7 PEPSICO INC 1% 14 Jul 2015 14 Jul 2015 14 Jul 2015 MATURITY uUSb/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
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Base 100.000000 0.00 0.00 0.00 50,000,000.00

71344UUF4 PEPSICO INC 1% 15 Jul 2015 15 Jul 2015 15 Jul 2015 MATURITY USD/DTC
50,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00

71344UUG2 PEPSICO INC 1% 16 Jul 2015 16 Jul 2015 16 Jul 2015 MATURITY uUSD/DTC
55,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 55,000,000.00
Base 100.000000 0.00 0.00 0.00 55,000,000.00

71344UUQ0 PEPSICO INC 0% 24 Jul 2015 24 Jul 2015 24 Jul 2015 MATURITY uUSD/DTC
32,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 32,000,000.00
Base 100.000000 0.00 0.00 0.00 32,000,000.00

74005JUM8 PRAXAIR INC 0% 21 Jul 2015 21Jul 2015 21 Jul 2015 MATURITY uUSD/DTC
80,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 80,000,000.00
Base 100.000000 0.00 0.00 0.00 80,000,000.00

74005JUNG6 PRAXAIR INC 1% 22 Jul 2015 22 Jul 2015 22 Jul 2015 MATURITY USD/DTC
60,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 60,000,000.00
Base 100.000000 0.00 0.00 0.00 60,000,000.00

7426M5U10 PRIVATE EXP. FUNDING 1% 01 Jul 2015 01Jul 2015 01 Jul 2015 MATURITY USD/DTC
40,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 40,000,000.00
Base 100.000000 0.00 0.00 0.00 40,000,000.00

86958DVW9 SVENSKA HANDLSBNKN A 0.15% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY USD/DTC
100,000,000.000 1.000000 NJCA Local 100.000000 17,500.00 0.00 0.00 100,000,000.00
Base 100.000000 17,500.00 0.00 0.00 100,000,000.00

86958DVX7 SVENSKA HANDLSBNKN A 0.145% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY uUSD/DTC
140,000,000.000 1.000000 NJCA Local 100.000000 21,991.67 0.00 0.00 140,000,000.00
Base 100.000000 21,991.67 0.00 0.00 140,000,000.00

89116FU81 TORONTO DOMIN HOLDING 1% 08 Jul 2015 08 Jul 2015 08 Jul 2015 MATURITY uUSD/DTC
75,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 75,000,000.00
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Base 100.000000 0.00 0.00 0.00 75,000,000.00

89116FUX6 TORONTO DOMIN HOLDING 1% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY uUSDh/DTC
24,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 24,000,000.00
Base 100.000000 0.00 0.00 0.00 24,000,000.00

89233HUQS5 TOYOTA MOTOR CREDIT 1% 24 Jul 2015 24 Jul 2015 24 Jul 2015 MATURITY uUSsb/DTC
116,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 116,000,000.00
Base 100.000000 0.00 0.00 0.00 116,000,000.00

89233HUT9 TOYOTA MOTOR CREDIT 0% 27 Jul 2015 27 Jul 2015 27 Jul 2015 MATURITY uUSb/DTC
25,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 25,000,000.00
Base 100.000000 0.00 0.00 0.00 25,000,000.00

89233HUUG TOYOTA MOTOR CREDIT 10% 28 Jul 2015 28 Jul 2015 28 Jul 2015 MATURITY USD/DTC
20,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 20,000,000.00
Base 100.000000 0.00 0.00 0.00 20,000,000.00

90262DUX1 UBS FINANCE (DELW) 1% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY uUSD/DTC
71,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 71,000,000.00
Base 100.000000 0.00 0.00 0.00 71,000,000.00

31Jul2015 31 Jul 2015 MATURITY uUSb/DTC
59,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 59,000,000.00
Base 100.000000 0.00 0.00 0.00 59,000,000.00

90262DUX1 Total

130,000,000.000 Local 0.00 0.00 0.00 130,000,000.00
Base 0.00 0.00 0.00 130,000,000.00

912828NP1 US TREASURY N/B 1.75% 31 Jul 2015 31Jul2015 31 Jul 2015 MATURITY USD/FED
150,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 150,000,000.00
Base 100.000000 0.00 0.00 0.00 150,000,000.00

912828TD2 US TREASURY N/B 0.25% 15 Jul 2015 15Jul 2015 15 Jul 2015 MATURITY USD/FED
297,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 297,000,000.00
Base 100.000000 0.00 0.00 0.00 297,000,000.00
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912828VN7 US TREASURY N/B 0.25% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY USD/FED
199,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 199,000,000.00
Base 100.000000 0.00 0.00 0.00 199,000,000.00

91302DUX1 UNITED TECHNOLOGIES 1% 31 Jul 2015 31Jul2015 31 Jul 2015 MATURITY uUSsb/DTC
26,800,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 26,800,000.00
Base 100.000000 0.00 0.00 0.00 26,800,000.00

31Jul 2015 31 Jul 2015 MATURITY uUSb/DTC
21,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 21,000,000.00
Base 100.000000 0.00 0.00 0.00 21,000,000.00

91302DUX1 Total

47,800,000.000 Local 0.00 0.00 0.00 47,800,000.00
Base 0.00 0.00 0.00 47,800,000.00

93114FU77 WAL-MART STORES INC 1% 07 Jul 2015 07 Jul 2015 07 Jul 2015 MATURITY uUSDh/DTC
100,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00

93114FUX0 WAL-MART STORES INC 0% 31 Jul 2015 31Jul2015 31 Jul 2015 MATURITY USD/DTC
150,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 150,000,000.00
Base 100.000000 0.00 0.00 0.00 150,000,000.00

31Jul 2015 31 Jul 2015 MATURITY uUSb/DTC
30,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 30,000,000.00
Base 100.000000 0.00 0.00 0.00 30,000,000.00

31Jul2015 31 Jul 2015 MATURITY USD/DTC
20,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 20,000,000.00
Base 100.000000 0.00 0.00 0.00 20,000,000.00

93114FUX0 WAL-MART STORES INC 0.01% 31 Jul 2015 31Jul2015 31 Jul 2015 MATURITY USD/DTC
60,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 60,000,000.00
Base 100.000000 0.00 0.00 0.00 60,000,000.00

93114FUX0 WAL-MART STORES INC 1% 31 Jul 2015 31Jul 2015 31 Jul 2015 MATURITY uUSb/DTC
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Sales Report by Report Date

SR STATE STREET
July 1, 2015 to July 31, 2015 View Date: August 10, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

150,000,000.000 1.000000 NJCA Local 100.000000 0.00 0.00 0.00 150,000,000.00
Base 100.000000 0.00 0.00 0.00 150,000,000.00
93114FUXO0 Total
410,000,000.000 Local 0.00 0.00 0.00 410,000,000.00
Base 0.00 0.00 0.00 410,000,000.00

US DOLLAR Total

7,598,210,000.000 Local 85,081.39 0.00 0.00 7,598,210,000.00
Base 85,081.39 0.00 0.00 7,598,210,000.00

SHORT TERM MATURITIES Total
7,598,210,000.000
Base 85,081.39 0.00 0.00 7,598,210,000.00

SALES Total
7,882,617,372.610
Base 87,195.96 0.00 0.00 7,882,619,618.12
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Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

July 1, 2015 to July 31, 2015 View Date: August 10, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
CASH EQUIVALENTS
8,800,853,023.150 Local 0.00 0.00 0.00 8,799,895,234.96
Base 0.00 0.00 0.00 8,799,895,234.96
TRADES: 146
CANCELS: 2

US DOLLAR Total

Long 8,800,853,023.150 Local 0.00 0.00 0.00 8,799,895,234.96
Base 0.00 0.00 0.00 8,799,895,234.96
TRADES: 146
CANCELS: 2
PURCHASE Total
Long 8,800,853,023.150
Base 0.00 0.00 0.00 8,799,895,234.96
TRADES: 146
CANCELS: 2
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

July 1, 2015 to July 31, 2015 View Date: August 10, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
CASH EQUIVALENTS
284,407,372.610 Local 2,114.57 0.00 0.00 284,409,618.12
Base 2,114.57 0.00 0.00 284,409,618.12
TRADES: 32
CANCELS: 3
SHORT TERM MATURITIES
7,598,210,000.000 Local 85,081.39 0.00 0.00 7,598,210,000.00
Base 85,081.39 0.00 0.00 7,598,210,000.00
TRADES: 106
CANCELS: 0

US DOLLAR Total

Long 7,882,617,372.610 Local 87,195.96 0.00 0.00 7,882,619,618.12
Base 87,195.96 0.00 0.00 7,882,619,618.12
TRADES: 138
CANCELS: 3
SALES Total
Long 7,882,617,372.610
Base 87,195.96 0.00 0.00 7,882,619,618.12
TRADES: 138
CANCELS: 3
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Purchase Report by Report Date

Fund Summary - Composite

STATE STREET.

July 1, 2015 to July 31, 2015 View Date: August 10, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

CASH EQUIVALENTS

8,800,853,023.150 Base 0.00 0.00 0.00 8,799,895,234.96
TRADES: 146
CANCELS: 2
PURCHASE Total
Long 8,800,853,023.150 Base 0.00 0.00 0.00 8,799,895,234.96
TRADES: 146
CANCELS: 2
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Sales Report by Report Date
Fund Summary - Composite

July 1, 2015 to July 31, 2015

View Date: August 10, 2015

STATE STREET.

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
CASH EQUIVALENTS
284,407,372.610 Base 2,114.57 0.00 0.00 284,409,618.12
TRADES: 32
CANCELS: 3
SHORT TERM MATURITIES
7,598,210,000.000 Base 85,081.39 0.00 0.00 7,598,210,000.00
TRADES: 106
CANCELS: 0
SALES Total
Long 7,882,617,372.610 Base 87,195.96 0.00 0.00 7,882,619,618.12
TRADES: 138
CANCELS: 3
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